





For the Quarter Ended March 31, 2022
CITY OF HAYWARD Portfolio Activity

Quarterly Portfolio Transactions

Trade Settle Maturity Transact Yield Realized
Date Date Par ($) CusIP Security Description Coupon Date Amount ($) at Market G/L (BV)

PAYDOWNS

3/1/2022 3/25/2022 1,260.29 3137B1BS0 FHLMC MULTIFAMILY STRUCTURED P 2.51% 11/1/2022 1,260.29
3/1/2022 3/25/2022 8,045.33 3137FUZN7 FHMS KJ30 A1 0.52% 1/1/2025 8,045.33
3/1/2022 3/25/2022 13,112.46  3137TAWQG3  FHMS K023 A1 1.58% 4/1/2022 13,112.46
3/1/2022 3/25/2022 2,986.73  3137AWQG3  FHMS K023 A1 1.58% 4/1/2022 2,986.73
3/1/2022 3/25/2022 589.42 3136AEGQ4 FNA 2013-M7 A2 2.28% 12/1/2022 589.42
3/1/2022 3/25/2022 444.91 3136AEGQ4 FNA 2013-M7 A2 2.28% 12/1/2022 444.91
3/1/2022 3/25/2022 51.99 3137FKK39 FHMS KP05 A 3.20% 7/1/2023 51.99
3/1/2022 3/25/2022 63,246.38 3137AVXN2 FHLMC MULTIFAMILY STRUCTURED P 2.35% 7/1/2022 63,246.38
3/15/2022 3/15/2022 8,579.80 31680YAD9 FIFTH THIRD AUTO TRUST 2.64% 12/15/2023 8,579.80
3/15/2022 3/15/2022 11,996.97 41284WAC4 HDMOT 2019-A A3 2.34% 2/15/2024 11,996.97
3/15/2022 3/15/2022 7,073.05 65478NAD7 NAROT 2018-C A3 3.22% 6/15/2023 7,073.05
3/15/2022 3/15/2022 6,617.63 41284UAD6 HDMOT 2020-A A3 1.87% 10/15/2024 6,617.63
3/15/2022 3/15/2022 7,097.93 14042WAC4 COPAR 2019-1 A3 2.51% 11/15/2023 7,097.93
3/15/2022 3/15/2022 10,140.62 44932NAD2 HYUNDAI AUTO RECEIVABLES TRUST 2.66% 6/15/2023 10,140.62
3/15/2022 3/15/2022 8,694.32 14315EAC4 CARMAX AUTO OWNER TRUST 3.36% 9/15/2023 8,694.32
3/15/2022 3/15/2022 6,215.62 14313FAD1 CARMAX AUTO OWNER TRUST 3.13% 6/15/2023 6,215.62
3/15/2022 3/15/2022 18,870.66 14315XAC2 CARMX 2020-1 A3 1.89% 12/16/2024 18,870.66
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For the Quarter Ended March 31, 2022
CITY OF HAYWARD Portfolio Activity

Quarterly Portfolio Transactions

Trade Settle Maturity Transact Yield Realized
Date Date Par ($) CusIP Security Description Coupon Date Amount ($) at Market G/L (BV)
PAYDOWNS
3/16/2022 3/16/2022 11,391.37 36257FAD2 GMCAR 2019-2 A3 2.65% 2/16/2024 11,391.37
3/16/2022 3/16/2022 25,514.41 362590AC5 GMCAR 2020-3 A3 0.45% 4/16/2025 25,514.41
3/18/2022 3/18/2022 6,667.17 43814WAC9 HAROT 2019-1 A3 2.83% 3/20/2023 6,667.17
3/20/2022 3/20/2022 24,026.65 92867XAD8 VWALT 2019-A A3 1.99% 11/21/2022 24,026.65
3/20/2022 3/20/2022 14,151.17 92348TAA2 VZOT 2020-A A1A 1.85% 7122/2024 14,151.17
3/20/2022 3/20/2022 24,905.17 362569AC9 GMALT 2020-3 A3 0.45% 8/21/2023 24,905.17
Total PAYDOWNS 1,392,884.37 1,392,884.38 -0.01
SELL
1/3/2022 1/5/2022 1,150,000.00 798135H44 SAN JOSE, CA TXBL GO BONDS 2.30% 9/1/2022 1,173,301.56 12,601.04
1/3/2022 1/5/2022 2,500,000.00 912828729 US TREASURY NOTES 1.50% 1/15/2023 2,544,488.79 22,499.54
1/3/2022 1/5/2022 995,000.00 874857KH7 TAMALPAIS UHSD, CA TXBL GO BONDS 1.92% 8/1/2022 1,011,661.00 8,467.45
1/3/2022 1/5/2022 675,000.00 797272QM6 SAN DIEGO CCD, CA TXBL GO BONDS 1.93% 8/1/2022 686,678.70 6,088.50
1/3/2022 1/5/2022 150,000.00 912828P38 US TREASURY NOTES 1.75% 1/31/2023 153,212.98 1,873.39
1/11/2022 1/13/2022 225,000.00 02665WDY4 AMERICAN HONDA FINANCE CORPORATE NOTES 0.75% 8/9/2024 222,246.75 -3,203.57
1/12/2022 1/13/2022 625,000.00 65558TLL7 NORDEA BANK ABP NEW YORK CERT DEPOS 1.85% 8/26/2022 635,067.83 5,571.30
1/13/2022 1/18/2022 150,000.00 89236TGW9 TOYOTA MOTOR CREDIT CORP CORPORATE NOTES  2.90% 3/30/2023 155,151.00 1,006.47
1/13/2022 1/18/2022 2,140,000.00 3130AJ7E3 FEDERAL HOME LOAN BANKS NOTES 1.37% 2/17/2023 2,171,195.55 20,277.72
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For the Quarter Ended March 31, 2022
CITY OF HAYWARD Portfolio Activity

Quarterly Portfolio Transactions

Trade Settle Maturity Transact Yield Realized
Date Date Par ($) CusIP Security Description Coupon Date Amount ($) at Market G/L (BV)

SELL

1/13/2022 1/18/2022 300,000.00 00724PAAT7 ADOBE INC CORP NOTE 1.70% 2/1/2023 305,563.83 3,221.90
1/18/2022 1/20/2022 300,000.00 172967MR9 CITIGROUP INC (CALLABLE) CORPORATE NOTES 1.67% 5/15/2024 302,684.92 1,776.00
1/19/2022 1/21/2022 920,000.00 542411NG4 LONG BEACH CCD, CA TXBL GO BONDS 1.70% 8/1/2022 933,125.84 5,731.60
2/1/2022 2/7/2022 400,000.00 3137EAEQ8 FREDDIE MAC NOTES 0.37% 4/20/2023 397,765.83 -2,280.91
2/2/2022 2/3/2022 625,000.00 83050PDR7 SKANDINAV ENSKILDA BANK LT CD 1.86% 8/26/2022 634,468.70 4,269.74
2/3/2022 2/4/2022 600,000.00 68607DTT2 OR ST DEPT OF TRANS TXBL REV BONDS 1.85% 11/15/2022 606,882.42 4,440.00
2/7/2022 2/9/2022 305,000.00 20772KJU4 CT ST TXBL GO BONDS 2.50% 7/1/2022 308,040.51 1,264.35
2/7/2022 2/9/2022 375,000.00 697511EZ2 PALOMAR COMM COLL DIST, CA TXBL GO BONDS 0.44% 8/1/2022 374,523.00 -513.75
2/10/2022 2/14/2022 500,000.00 574193PK8 MD ST T/E GO BONDS 5.00% 8/1/2024 548,117.78 -1,492.92
2/11/2022 2/15/2022 600,000.00 157411TH2 CHAFFEY UHSD, CA TXBL GO BONDS 1.91% 8/1/2022 603,176.37 2,730.00
2/16/2022 2/18/2022 350,000.00 3137EAEQS8 FREDDIE MAC NOTES 0.37% 4/20/2023 346,916.21 -3,173.59
2/16/2022 2/18/2022 150,000.00 30231GBL5 EXXON MOBIL CORPORATION CORPORATE NOTES 1.57% 4/15/2023 151,223.64 -320.82
2/16/2022 2/18/2022 245,000.00 61772BAA1 MORGAN STANLEY CORP NOTES (CALLABLE) 0.73% 4/5/2024 242,501.16 -3,160.50
2/17/2022 2/18/2022 300,000.00 61744YAQ1 MORGAN STANLEY CORP NOTES 3.73% 4/24/2024 309,799.15 -7,786.03
2/22/2022 2/24/2022 1,350,000.00 3137EAEQS8 FREDDIE MAC NOTES 0.37% 4/20/2023 1,338,230.25 -12,218.98
2/22/2022 2/24/2022 475,000.00 3137EAEQ8 FREDDIE MAC NOTES 0.37% 4/20/2023 470,578.54 -4,579.52
2/23/2022 2/25/2022 450,000.00 3137EAEQS8 FREDDIE MAC NOTES 0.37% 4/20/2023 445,815.94 -4,339.52
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Quarterly Performance

Effective Yields(?) Quarter Ended 03/31/22
Mar 0.365 LAIF Apportionment Rate®:  0.32
Feb  0.278 LAIF Earnings Ratio'”: ~ 0.00000875657176851
Jan  0.234 LAIF Fair Value Factor”:  0.988753538
PMIA Daily™:  0.42%
PMIA Quarter to Date'”:  0.29%
PMIA Average Life!”: 310

Pooled Money Investment Account
Monthly Portfolio Composition (1)

03/31/22
$207.9 billion
Corporate
Commercial Bon<il)s
Paper 20% Loans
Time 6.11%
Deposits 0.36%
1.99%

Certificates of
Deposit/Bank Notes
7.38%

Agencies
17.78%

Treasuries
66.18%

Chart does not include $5,704,000.00 in mortgages, which equates to 0.003%. Percentages may not total 100% due to rounding.

Daily rates are now available here. View PMIA Daily Rates

Notes: The apportionment rate includes interest earned on the CalPERS Supplemental Pension Payment

pursuant to Government Code 20825 (c)(1) and interest earned on the Wildfire Fund loan pursuant to Public
Utility Code 3288 (a).

Source:
(1) State of California, Office of the Treasurer
(2) State of Calfiornia, Office of the Controller





